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i - - 232 216 219 112 4 Al 3

2559 A # %Egi - - - 0 2 - - - -
BES | BREE - - - 45 8 17 3 A0 3
i - - - 45 20 17 3 A0 3
265E3RHA %Egi - - - - - - - - -
Sy |EBREE - - - - 45 39 37| a2 25
i - - - - 45 39 37| a2 25
2eon i [BEZE - - - - - 0 - - -
BES | BBREE - - - - - 18 20 A4 16
i - - - - - 18 20 A4 16
27T5E3RHA %Egi - - - - - - - - -
Sy |EBREE - - - - - - 10 A0 10
i - - - - - - 10 A0 10
nonm [BEEE - - - - - - - - -
BES | BREE - - - - - - - 25 25
i - - - - - - - 25 25

CE1) BAXRBEEIEEALTRRLTEYES,
GE2) FR2IEIARESICIE. ATNSUREIZDUNDEELZELLLOMBANEENTEYET,
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@ fElRfEE (R

SABHE) LT DA IN\FUREDERE

B HEELIRIT

(BAL-EM)

2453RH | 245F9RHA | 253RHA | 25F9RHA | 26543AH1 | 2659AH) | 2743AH]

LETRESD | REH FHEH FES FHES FES FHES
EEE L E - - - - - - -
B E 2 o R - - - - - - -
B #E R B 1t A3 A1 AT A3 AT A0 AO0
E & B 4 13 1 1 3 1 0 0
z D it A57 A15 AT A0 A12 A4 AO
a it A47 A15 A1 A0 A12 A4 A0

GE1) EAREZOEEALTRRLTEYET,

(GE2) MNEERNE
[BENNE)

0]

BIEVIE T, AMBEF(CLOBEERZE

 BRASFICEDHEUR, BHFEORRRESF

c AEEREIEFGR (ME. FRER) FICLOBEEVIET, BEED
. BRRAEFR(SUHELE. REBLE. NS, SHBE) (LD

GE3) 2EtAEE, —BIEHEAICEH ELEZLDOTYH, 20K, ER-FAMEEICRHEETIIET,
BIEMRE. BNFSNRRSNGE (T TERENIZEEOC L. NVEERNE | TFEE
IR | FFTEDMIIC LR EEEGH ELTHEYFT,
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7. REHNRHRRE [BK]

O 85 EEENRER

B HELLRIT

O RBAEHS (Bt EF)
2759 AR 274F3A K 265F9 AR
e m o Em e e 2,616,611 2,781,445 2,721,623
a & ¥ 212,512 264,304 278,522
. # x E % 2,689 3,139 3,076
% % - B F X - B AR R ¥ 1437 1627 1812
# - " 15,916 22,155 21,901
BE -5 R -MmBR-KEE 15,271 14,339 10,229
i % i = % 33,024 40,229 45,369
E oW % # E % 72,589 82,284 104,530
B ox % R % 115,243 127,820 121,983
£ m % B B % 389,025 433,157 414,413
= ) E % 569,077 604,207 636,908
" & E # ¥ 98,882 116,714 114,938
z 0 # ¥ — £ 2 % 144,486 160,315 166,989
R BN i 24,394 40,402 42012
z ) fto 922,061 870,747 758,935
BARUBHEEEMDG S EH - - -
i ¥ % - - -
& A " m - - -
z ) f - - -
& 2,616,611 2,781,445 2,721,623
@ £HHY R EERIE (Bt EF)
2759 A K 274F3A %K 265F9 AR
P
Th mmmmennms bz 24,983 38,143 51,908
P & ¥ 3,358 3,365 3,013
. # * E % - - -
% % - B F E - B AR R X - - -
# - % - - -
BE -5 R -MmBR-KEE - - -
i % i = % 66 66 66
E oW % ® @ % 19 21 21
B ox % NoOE % 620 1173 1541
£ m % B B % - 7,800 13,026
= ) E % 1510 6,294 14,711
" & ® # ¥ 238 238 351
z 0o # ¥ — £ 2 % 46 46 2
N t - - -
z ) fto 19,123 19,137 19,173
BARUBHEESMDRG S EH - - -
4 FF = - - _
& A " m - - -
z ) f - - -
& 24,983 38,143 51,908
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HBASH HELOIRIT

Q HEEOD—ES (B HHM)
2714E9A % 27143A % 264£9 A%
274e3A %k 264E9 Akt
HEBEEO—VES 4,031 22 A 841 4,009 4873
EEOD—CEBES 3,518 A 456 A 1,063 3974 4,582
ZoMoO—rBS 513 478 221 35 291
@ PN EERTEHES (B EHAM)
2714E9A % 2743A % 264£9 A%
2714e3A %k 264E9 Akt
hphfEZRITEHE 1,835,869 A 91538 A 40426 1,927,407 1,876,295
hphfESZERITE SRR 70.2% 0.9% 1.3% 69.3% 68.9%
8. % . AL RHEDERE
[E4K] (B EHHM)
2714F9 A K 2714F3A K 265F9 Ak
274E3A KK 265F9A KL
® % (R%%) 241,386 A4,725 12,499 246,112 228,886
=3
(F5%) 247,151 31,096 43,890 216,055 203,261
- & (R%%) 2,748,564 38,285 A15,358 2,710,278 2,763,923
(F£5%) 2,777,468 46,116 45,271 2,731,351 2,732,197
| % (R%%) 3,047,264 50,332 A43,225 2,996,931 3,090,490
(BLEEMES) (F5%) 3,102,224 93,842 107,465 3,008,382 2,994,759
% W % (K% 2,616,611 A 164,833 A105,011 2,781,445 2,721,623
(F5%) 2,728,019 50,202 110,269 2,677,817 2,617,749
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. ER27EERRER RITREAOHE —EMEH

1. FEMELR(EMELEZER) [HE]IEE]

B2 HEEORIT

25%E3A K 2559 A K 265E3A K 26598 K 215E3A K 21598 K
B{AR—2 3.83% 3.21% 2.98% 1.88% 1.35% 0.94%
BER—X 3.96% 3.29% 3.00% 1.91% 1.38% 0.97%

2. BE%RICONT [HiF]

(1) RAH%RK (B BM)

WERAA—Z | BER—X =B
265E9 8 K 422 429 7
275E3A K 279 542 263
27T5E9R K 307 558 251
CGE)EARFZEMIEAALTERRLTEYET U TORRIZTOVWTERERERTHYET,
(2)ELE LR DFEH

ZUTENVER A

(3)EiaMEIZDNT (B 8D

KX ZEERER

5% . IS NIEEE

264F9 A #A 2 -
2743 A HA 13 -
2749 #A 1 -

3. P/MEEMITRHICONT [BE]

SHES (BAfr:{EM)

“RE BIHALE (BEER) |SsHBSIcEn5tE
26598 K 18,763 4.8% 68.9%
2153A K 19,274 2.7% 69.3%
2199 K 18,359 A 4.7% 70.2%

4. BARITREER. RBRORFEICOWNT [BE]

a. REEFEDRTE

(G- EM)

HR5E58
2649 A A 267
2743 A HA 558
2749 A Hf 236
b. {RIEDHR5EEE (Bifsr-{&M)

HR5E28
2659 A A 254
2743 A HA 550
2749 A Hf 237

5. ERGHERE [BE]

(BT - fEF)

EE
26598 K 3,393
21E3A R 1,938
219 R 1,352
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N. RERSEEOHABRRFIZOLT

1. BREB & K & 0 BN AT HENE O 3 8 & U F kO RBFT A0 RV
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2. BEOEBMHERS
(1 BF)
255 3R] | 265E3RAH | 27F3AH
£ B M (— R ESEBRAM) 439 457 490
o] 5l A | -t fii Fl b5 404 511 578
BEGR/ (BARBSERA 159 299 321
EEREEEEE 357 512 700

3. BkORBEM/ARMYE

(BfI-{8F)

9RE S
EHEY DR IREL D E
EHME(— RS SE AN 1,752 ()
BO5l @ & H M R & 1,709 RO RIALYI<B o TIE, BT AOTHERIE
FEMERA AR EYE(X) 1788 BERL. RFHICHELTEYFT .

4. BERERE-AMOILRERE

(BfI:-{8F)

#® i B & & E 362
ERSLEBREEAREEBRE 215
BEREMIAERETEAREERE 29
H i BE % & X OB B #H 226
T oM HMGEFFTMEESS —
BB L o & 8B R B £ 68
X9 0} fth 114

/N &t 651
B i i3 3l =] ] A 290

#® f13 B & = & 94
T oM HMEFFTMESS 79

B’ OE B O£ B OE o i # 268

) ERFREAOEREREEE - AEQEICEERLI LGN 0 . BER—RZRHLTEYET,
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KB HETLRIT

V. BESHEBET IR R—Sv—F DT

1. CDO., CMBS. RMBSE T HRR— v—

L1174 )L—F DCDO (Collateralized Debt Obligation) . CMBS (Commercial Mortgage Backed Securities) . RMBS
(Residential Mortgage Backed Securities) BiED THRAR—v—I[LLL T DBYTY,

(B3 - fBF)

2749 A K 274F3A K
CcDO 0 0
B S 0 0
CcMBS 30 30
BA - -
TET 30 30
RMBS 6 7
EES 6 7

2.LN\LYD-IPL4F VR

L5 L —TDRELTVNBLNALYS - T7AF Y RIRBTI R — S — U T OEBYTT .

BH U TOREE. BINT7(FUADEDIEEL TN SO— OES BEDBINEROYI7(FLREES
£, ) EEHLTRYET, 1L, BEBERKERLDLOERNTEYET .

(B3 : {8 )

274E9A K 274E3A K
O— %S 909 846
AIYRAURSAY (REFTH) 64 36
& &t 973 882
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(BT {EF)
2749 A K 274F3A K
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QI E] 81 60
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GE RHEESE . BARMRBZERAALTRRLTEYES,
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